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Purchase and Sales by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Funds Included in Composite
NJDH COMMON A HEDGES
NJDI COMMON D HEDGES
NJDJ COMMON B HEDGES
NJDL COMMON E REAL ASSET HEDGES
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Purchase Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
US DOLLAR

SEPT 11 55 PUT99Z272108 02 Aug 2011 03 Aug 2011 USD/NYF 2.00GOLDMAN SACHS + COPOWERSHARES QQQ NASDAQ 100

5,000.000 NJDH Local 1.180000 0.00 10,000.00 0.00 600,000.001.000000

Base 1.180000 0.00 10,000.00 0.00 600,000.00

02 Aug 2011 03 Aug 2011 USD/NYF 2.00GOLDMAN SACHS + CO

5,000.000 NJDH Local 1.359600 0.00 10,000.00 0.00 689,800.001.000000

Base 1.359600 0.00 10,000.00 0.00 689,800.00

99Z272108 Total

20,000.00 0.000.0010,000.000 Local 1,289,800.00

Base 0.00 20,000.00 0.00 1,289,800.00

SEP11 50 PUT99Z301055 18 Aug 2011 19 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COPOWERSHARES QQQ NASDAQ 100

10,000.000 NJDH Local 1.757000 0.00 10,000.00 0.00 1,767,000.001.000000

Base 1.757000 0.00 10,000.00 0.00 1,767,000.00

OCT11 49 PUT99Z302855 19 Aug 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATEDPOWERSHARES QQQ NASDAQ 100

10,000.000 NJDH Local 2.250000 0.00 10,000.00 0.00 2,260,000.001.000000

Base 2.250000 0.00 10,000.00 0.00 2,260,000.00

19 Aug 2011 CANCEL USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

-10,000.000 NJDH Local 2.250000 0.00 -10,000.00 0.00 -2,260,000.001.000000

Base 2.250000 0.00 -10,000.00 0.00 -2,260,000.00

19 Aug 2011 22 Aug 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

10,000.000 NJDH Local 2.250000 0.00 10,000.00 0.00 2,260,000.001.000000

Base 2.250000 0.00 10,000.00 0.00 2,260,000.00
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Purchase Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

25 Aug 2011 26 Aug 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

20,000.000 NJDH Local 1.781400 0.00 20,000.00 0.00 3,582,800.001.000000

Base 1.781400 0.00 20,000.00 0.00 3,582,800.00

99Z302855 Total

30,000.00 0.000.0030,000.000 Local 5,842,800.00

Base 0.00 30,000.00 0.00 5,842,800.00

US DOLLAR  Total

0.00Local50,000.000

0.00Base

0.00

0.00

60,000.00

60,000.00

8,899,600.00

8,899,600.00

OPTIONS BOUGHT  Total

50,000.000
Base 0.00 60,000.00 0.00 8,899,600.00

OPTIONS BOUGHTBACK
US DOLLAR

SEP11 44 CALL99Z285787 30 Aug 2011 31 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MARKETS

4,500.000 NJDI Local 0.460000 0.00 4,500.00 0.00 211,500.001.000000

Base 0.460000 0.00 4,500.00 0.00 211,500.00

US DOLLAR  Total

0.00Local4,500.000

0.00Base

0.00

0.00

4,500.00

4,500.00

211,500.00

211,500.00

OPTIONS BOUGHTBACK  Total

4,500.000
Base 0.00 4,500.00 0.00 211,500.00
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Purchase Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_WRTS
US DOLLAR

AUG11 1275 PUT99Z114250 20 Aug 2011 20 Aug 2011 USD/OPTION EXPIREDS+P 500 INDEX

250.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

AUG11 5.5 CALL99Z126817 20 Aug 2011 20 Aug 2011 USD/OPTION EXPIREDSPRINT NEXTEL CORP

10,000.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

AUG11 45 CALL99Z127963 20 Aug 2011 20 Aug 2011 USD/OPTION EXPIREDHEWLETT PACKARD CO

5,000.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

AUG11 18 CALL99Z127971 20 Aug 2011 20 Aug 2011 USD/OPTION EXPIREDATMEL CORP

2,000.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

0.00Local17,250.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00

OPTIONS EXPIRED_WRTS  Total

17,250.000
Base 0.00 0.00 0.00 0.00

PURCHASE Total
71,750.000

0.00 64,500.00 0.00 9,111,100.00Base
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Purchase Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

FUTURE BUY TO OPEN
US DOLLAR

SEP11 XCBT99Z057830 04 Aug 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURE

2,000.000 NJDJ Local 132.075580 4,000.00 264,151,160.001.000000

Base 132.075580 4,000.00 264,151,160.00200,000,000.00053

05 Aug 2011 GOLDMAN SACHS + CO

2,000.000 NJDJ Local 132.941410 4,000.00 265,882,820.001.000000

Base 132.941410 4,000.00 265,882,820.00200,000,000.00054

05 Aug 2011 GOLDMAN SACHS + CO

556.000 NJDJ Local 132.968750 1,112.00 73,930,625.001.000000

Base 132.968750 1,112.00 73,930,625.0055,600,000.00055

09 Aug 2011 GOLDMAN SACHS + CO

318.000 NJDJ Local 134.250000 360.00 42,691,500.001.000000

Base 134.250000 360.00 42,691,500.0031,800,000.00061

09 Aug 2011 CANCEL GOLDMAN SACHS + CO

-318.000 NJDJ Local 134.250000 -360.00 -42,691,500.001.000000

Base 134.250000 -360.00 -42,691,500.00-31,800,000.00061

09 Aug 2011 GOLDMAN SACHS + CO

318.000 NJDJ Local 134.250000 636.00 42,691,500.001.000000

Base 134.250000 636.00 42,691,500.0031,800,000.00063

09 Aug 2011 CANCEL GOLDMAN SACHS + CO

-318.000 NJDJ Local 134.250000 -636.00 -42,691,500.001.000000

Base 134.250000 -636.00 -42,691,500.00-31,800,000.00063

09 Aug 2011 GOLDMAN SACHS + CO

318.000 NJDJ Local 134.250000 636.00 42,691,500.001.000000

Base 134.250000 636.00 42,691,500.0031,800,000.00065
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Purchase Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

23 Aug 2011 GOLDMAN SACHS + CO

500.000 NJDJ Local 138.968800 1,000.00 69,484,400.001.000000

Base 138.968800 1,000.00 69,484,400.0050,000,000.00072

23 Aug 2011 GOLDMAN SACHS + CO

800.000 NJDJ Local 139.077500 1,600.00 111,262,000.001.000000

Base 139.077500 1,600.00 111,262,000.0080,000,000.00073

23 Aug 2011 GOLDMAN SACHS + CO

800.000 NJDJ Local 139.093800 1,600.00 111,275,040.001.000000

Base 139.093800 1,600.00 111,275,040.0080,000,000.00074

23 Aug 2011 GOLDMAN SACHS + CO

300.000 NJDJ Local 139.750000 600.00 41,925,000.001.000000

Base 139.750000 600.00 41,925,000.0030,000,000.00078

24 Aug 2011 GOLDMAN SACHS + CO

500.000 NJDJ Local 137.968800 1,000.00 68,984,400.001.000000

Base 137.968800 1,000.00 68,984,400.0050,000,000.00079

99Z057830 Total

15,548.007,774.000 Local 1,049,586,945.00

Base 15,548.00 1,049,586,945.00777,400,000.000

SEP11 XCBT99Z085252 05 Aug 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

741.000 NJDJ Local 126.822470 1,482.00 93,975,450.271.000000

Base 126.822470 1,482.00 93,975,450.2774,100,000.00056

10 Aug 2011 GOLDMAN SACHS + CO

2,000.000 NJDJ Local 130.125000 4,000.00 260,250,000.001.000000

Base 130.125000 4,000.00 260,250,000.00200,000,000.00067
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Purchase Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

10 Aug 2011 GOLDMAN SACHS + CO

2,000.000 NJDJ Local 130.210937 4,000.00 260,421,874.001.000000

Base 130.210937 4,000.00 260,421,874.00200,000,000.00068

18 Aug 2011 GOLDMAN SACHS + CO

2,000.000 NJDJ Local 131.198100 4,000.00 262,396,200.001.000000

Base 131.198100 4,000.00 262,396,200.00200,000,000.00069

19 Aug 2011 GOLDMAN SACHS + CO

2,000.000 NJDJ Local 130.523400 4,000.00 261,046,800.001.000000

Base 130.523400 4,000.00 261,046,800.00200,000,000.00071

99Z085252 Total

17,482.008,741.000 Local 1,138,090,324.27

Base 17,482.00 1,138,090,324.27874,100,000.000

DEC11 XCBT99Z139190 30 Aug 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURES

1,300.000 NJDJ Local 135.562500 2,600.00 176,231,250.001.000000

Base 135.562500 2,600.00 176,231,250.00130,000,000.00085

DEC11 XCBT99Z189211 30 Aug 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

8,000.000 NJDJ Local 128.765600 16,000.00 1,030,124,800.001.000000

Base 128.765600 16,000.00 1,030,124,800.00800,000,000.00082

US DOLLAR  Total

Local25,815.000

Base

51,630.00

51,630.00

3,394,033,319.27

3,394,033,319.272,581,500,000.000

FUTURE BUY TO OPEN  Total

25,815.000
2,581,500,000.000 Base 51,630.00 3,394,033,319.27
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Purchase Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

FUTURE PURCHASE Total
25,815.000

51,630.00 3,394,033,319.272,581,500,000.000 Base
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Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_BUYS
US DOLLAR

AUG11 1275 PUT99Z114250 20 Aug 2011 20 Aug 2011 USD/OPTION EXPIREDS+P 500 INDEX

250.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

0.00Local250.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00

OPTIONS EXPIRED_BUYS  Total

250.000
Base 0.00 0.00 0.00 0.00

OPTIONS SOLD
US DOLLAR

SEP11 1325 PUT99Z101844 03 Aug 2011 04 Aug 2011 USD/NYF 2.00GOLDMAN SACHS + COS+P 500 INDEX

50.000 NJDH Local 92.500000 0.00 100.00 0.00 462,400.001.000000

Base 92.500000 0.00 100.00 0.00 462,400.00

04 Aug 2011 05 Aug 2011 USD/NYF 2.00GOLDMAN SACHS + CO

50.000 NJDH Local 98.600000 0.00 100.00 0.00 492,900.001.000000

Base 98.600000 0.00 100.00 0.00 492,900.00

99Z101844 Total

200.00 0.000.00100.000 Local 955,300.00

Base 0.00 200.00 0.00 955,300.00



Prepared by State StreetPage 10

Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

AUG11 1275 PUT99Z114250 03 Aug 2011 04 Aug 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATEDS+P 500 INDEX

250.000 NJDH Local 42.960000 0.00 500.00 0.00 1,073,500.001.000000

Base 42.960000 0.00 500.00 0.00 1,073,500.00

04 Aug 2011 05 Aug 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATED

250.000 NJDH Local 46.620000 0.00 500.00 0.00 1,165,000.001.000000

Base 46.620000 0.00 500.00 0.00 1,165,000.00

08 Aug 2011 09 Aug 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

250.000 NJDH Local 110.450000 0.00 250.00 0.00 2,761,000.001.000000

Base 110.450000 0.00 250.00 0.00 2,761,000.00

99Z114250 Total

1,250.00 0.000.00750.000 Local 4,999,500.00

Base 0.00 1,250.00 0.00 4,999,500.00

SEPT 11 55 PUT99Z272108 08 Aug 2011 09 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COPOWERSHARES QQQ NASDAQ 100

3,000.000 NJDH Local 3.878900 0.00 3,000.00 22.35 1,160,647.651.000000

Base 3.878900 0.00 3,000.00 22.35 1,160,647.65

09 Aug 2011 10 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + CO

2,000.000 NJDH Local 4.041000 0.00 2,000.00 15.52 806,184.481.000000

Base 4.041000 0.00 2,000.00 15.52 806,184.48

10 Aug 2011 11 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + CO

1,000.000 NJDH Local 4.423900 0.00 1,000.00 8.50 441,381.501.000000

Base 4.423900 0.00 1,000.00 8.50 441,381.50

26 Aug 2011 29 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + CO

1,000.000 NJDH Local 4.135400 0.00 1,000.00 7.94 412,532.061.000000

Base 4.135400 0.00 1,000.00 7.94 412,532.06
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Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

99Z272108 Total

7,000.00 54.310.007,000.000 Local 2,820,745.69

Base 0.00 7,000.00 54.31 2,820,745.69

SEP11 50 PUT99Z301055 19 Aug 2011 USD/NYFGOLDMAN SACHS + COPOWERSHARES QQQ NASDAQ 100

10,000.000 NJDH Local 1.769400 0.00 33.98 0.00 1,769,366.021.000000

Base 1.769400 0.00 33.98 0.00 1,769,366.02

19 Aug 2011 CANCEL USD/NYFGOLDMAN SACHS + CO

-10,000.000 NJDH Local 1.769400 0.00 -33.98 0.00 -1,769,366.021.000000

Base 1.769400 0.00 -33.98 0.00 -1,769,366.02

19 Aug 2011 22 Aug 2011 USD/NYFGOLDMAN SACHS + CO

10,000.000 NJDH Local 1.769400 0.00 33.98 0.00 1,769,366.021.000000

Base 1.769400 0.00 33.98 0.00 1,769,366.02

99Z301055 Total

33.98 0.000.0010,000.000 Local 1,769,366.02

Base 0.00 33.98 0.00 1,769,366.02

US DOLLAR  Total

0.00Local17,850.000

0.00Base

54.31

54.31

8,483.98

8,483.98

10,544,911.71

10,544,911.71

OPTIONS SOLD  Total

17,850.000
Base 0.00 8,483.98 54.31 10,544,911.71

OPTIONS WRITTEN
US DOLLAR
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Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

AUG11 1275 PUT99Z114250 02 Aug 2011 03 Aug 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATEDS+P 500 INDEX

250.000 NJDH Local 30.400000 0.00 500.00 0.00 759,500.001.000000

Base 30.400000 0.00 500.00 0.00 759,500.00

SEP11 44 CALL99Z285787 11 Aug 2011 12 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MARKETS

4,500.000 NJDI Local 0.900200 0.00 4,500.00 7.78 400,582.221.000000

Base 0.900200 0.00 4,500.00 7.78 400,582.22

NOV11 46 CALL99Z290753 11 Aug 2011 12 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

8,700.000 NJDI Local 1.100600 0.00 8,700.00 18.39 948,803.611.000000

Base 1.100600 0.00 8,700.00 18.39 948,803.61

OCT11 46 CALL99Z290829 11 Aug 2011 12 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

8,700.000 NJDI Local 0.810900 0.00 8,700.00 13.55 696,769.451.000000

Base 0.810900 0.00 8,700.00 13.55 696,769.45

OCT11 58 CALL99Z293286 12 Aug 2011 15 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EAFE INDEX FUND

5,000.000 NJDI Local 0.861400 0.00 5,000.00 8.27 425,691.731.000000

Base 0.861400 0.00 5,000.00 8.27 425,691.73

OCT 11 44 PUT99Z303630 19 Aug 2011 22 Aug 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATEDPOWERSHARES QQQ NASDAQ 100

10,000.000 NJDH Local 1.080000 0.00 10,000.00 20.74 1,069,979.261.000000

Base 1.080000 0.00 10,000.00 20.74 1,069,979.26

25 Aug 2011 26 Aug 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

20,000.000 NJDH Local 0.811900 0.00 20,000.00 31.18 1,603,768.821.000000

Base 0.811900 0.00 20,000.00 31.18 1,603,768.82

99Z303630 Total

30,000.00 51.920.0030,000.000 Local 2,673,748.08

Base 0.00 30,000.00 51.92 2,673,748.08
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Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

OCT11 45 CALL99Z312565 29 Aug 2011 30 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

4,500.000 NJDI Local 0.541000 0.00 4,500.00 4.68 238,945.321.000000

Base 0.541000 0.00 4,500.00 4.68 238,945.32

NOV11 45 CALL99Z326672 29 Aug 2011 30 Aug 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

4,500.000 NJDI Local 0.978700 0.00 4,500.00 8.46 435,906.541.000000

Base 0.978700 0.00 4,500.00 8.46 435,906.54

US DOLLAR  Total

0.00Local66,150.000

0.00Base

113.05

113.05

66,400.00

66,400.00

6,579,946.95

6,579,946.95

OPTIONS WRITTEN  Total

66,150.000
Base 0.00 66,400.00 113.05 6,579,946.95

SALES Total
84,250.000

0.00 74,883.98 167.36 17,124,858.66Base
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Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SELL TO CLOSE
US DOLLAR

SEP11 XCBT99Z057830 05 Aug 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURE

556.000 NJDJ Local 133.489260 1,112.00 74,220,028.561.000000

Base 133.489260 1,112.00 74,220,028.5655,600,000.00058

05 Aug 2011 GOLDMAN SACHS + CO

2,000.000 NJDJ Local 133.715920 4,000.00 267,431,840.001.000000

Base 133.715920 4,000.00 267,431,840.00200,000,000.00059

08 Aug 2011 GOLDMAN SACHS + CO

1,000.000 NJDJ Local 134.543600 2,000.00 134,543,600.001.000000

Base 134.543600 2,000.00 134,543,600.00100,000,000.00060

09 Aug 2011 GOLDMAN SACHS + CO

318.000 NJDJ Local 135.000000 360.00 42,930,000.001.000000

Base 135.000000 360.00 42,930,000.0031,800,000.00062

09 Aug 2011 CANCEL GOLDMAN SACHS + CO

-318.000 NJDJ Local 135.000000 -360.00 -42,930,000.001.000000

Base 135.000000 -360.00 -42,930,000.00-31,800,000.00062

09 Aug 2011 GOLDMAN SACHS + CO

318.000 NJDJ Local 135.000000 636.00 42,930,000.001.000000

Base 135.000000 636.00 42,930,000.0031,800,000.00064

09 Aug 2011 CANCEL GOLDMAN SACHS + CO

-318.000 NJDJ Local 135.000000 -636.00 -42,930,000.001.000000

Base 135.000000 -636.00 -42,930,000.00-31,800,000.00064

09 Aug 2011 GOLDMAN SACHS + CO

318.000 NJDJ Local 135.000000 636.00 42,930,000.001.000000

Base 135.000000 636.00 42,930,000.0031,800,000.00066
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Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

18 Aug 2011 GOLDMAN SACHS + CO

300.000 NJDJ Local 139.919700 600.00 41,975,910.001.000000

Base 139.919700 600.00 41,975,910.0030,000,000.00070

23 Aug 2011 GOLDMAN SACHS + CO

800.000 NJDJ Local 139.343800 1,600.00 111,475,040.001.000000

Base 139.343800 1,600.00 111,475,040.0080,000,000.00075

23 Aug 2011 CANCEL GOLDMAN SACHS + CO

-800.000 NJDJ Local 139.343800 -1,600.00 -111,475,040.001.000000

Base 139.343800 -1,600.00 -111,475,040.00-80,000,000.00075

23 Aug 2011 GOLDMAN SACHS + CO

800.000 NJDJ Local 139.343800 1,600.00 111,475,040.001.000000

Base 139.343800 1,600.00 111,475,040.0080,000,000.00076

23 Aug 2011 GOLDMAN SACHS + CO

300.000 NJDJ Local 140.125000 600.00 42,037,500.001.000000

Base 140.125000 600.00 42,037,500.0030,000,000.00077

26 Aug 2011 GOLDMAN SACHS + CO

453.000 NJDJ Local 139.000000 906.00 62,967,000.001.000000

Base 139.000000 906.00 62,967,000.0045,300,000.00080

30 Aug 2011 GOLDMAN SACHS + CO

1,300.000 NJDJ Local 136.812500 2,600.00 177,856,250.001.000000

Base 136.812500 2,600.00 177,856,250.00130,000,000.00083

30 Aug 2011 GOLDMAN SACHS + CO

747.000 NJDJ Local 138.468700 1,494.00 103,436,118.901.000000

Base 138.468700 1,494.00 103,436,118.9074,700,000.00084

99Z057830 Total

15,548.007,774.000 Local 1,058,873,287.46

Base 15,548.00 1,058,873,287.46777,400,000.000
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Sales Report by Report Date
Composite

to September 15, 2011View Date:August 31, 2011August 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

SEP11 XCBT99Z085252 05 Aug 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

741.000 NJDJ Local 127.176960 1,482.00 94,238,127.361.000000

Base 127.176960 1,482.00 94,238,127.3674,100,000.00057

30 Aug 2011 GOLDMAN SACHS + CO

8,000.000 NJDJ Local 129.718700 16,000.00 1,037,749,600.001.000000

Base 129.718700 16,000.00 1,037,749,600.00800,000,000.00081

99Z085252 Total

17,482.008,741.000 Local 1,131,987,727.36

Base 17,482.00 1,131,987,727.36874,100,000.000

US DOLLAR  Total

Local16,515.000

Base

33,030.00

33,030.00

2,190,861,014.82

2,190,861,014.821,651,500,000.000

FUTURE SELL TO CLOSE  Total

16,515.000
1,651,500,000.000 Base 33,030.00 2,190,861,014.82

FUTURE SALES Total
16,515.000

33,030.00 2,190,861,014.821,651,500,000.000 Base
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Purchase Report by Report Date
Currency Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS BOUGHT

50,000.000 Local

6TRADES:

0.00Base

1CANCELS:

60,000.00
60,000.00 0.00

0.00
8,899,600.00
8,899,600.00

0.00

OPTIONS BOUGHTBACK
4,500.000 Local

1TRADES:

0.00Base

0CANCELS:

4,500.00
4,500.00 0.00

0.00
211,500.00
211,500.00

0.00

OPTIONS EXPIRED_WRTS
17,250.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
71,750.000

11TRADES:
1CANCELS:

Base

Local

0.00 64,500.00

64,500.00

0.00

0.00

9,111,100.00

9,111,100.000.00

71,750.000
PURCHASE Total

11TRADES:
1CANCELS:

0.0064,500.00 9,111,100.00Base 0.00
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Purchase Report by Report Date
Currency Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

2,581,500,000.000
FUTURE BUY TO OPEN

25,815.000 Local

18TRADES:

Base

2CANCELS:

3,394,033,319.27
3,394,033,319.27

2,581,500,000.000
US DOLLAR  Total

25,815.000

18TRADES:
2CANCELS:

Base

Local

3,394,033,319.27

3,394,033,319.27

2,581,500,000.000
25,815.000

FUTURE PURCHASE Total

18TRADES:
2CANCELS:

3,394,033,319.27Base
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Sales Report by Report Date
Currency Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS EXPIRED_BUYS

250.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

OPTIONS SOLD
17,850.000 Local

11TRADES:

0.00Base

1CANCELS:

8,483.98
8,483.98 54.31

54.31
10,544,911.71
10,544,911.71

0.00

OPTIONS WRITTEN
66,150.000 Local

9TRADES:

0.00Base

0CANCELS:

66,400.00
66,400.00 113.05

113.05
6,579,946.95
6,579,946.95

0.00

US DOLLAR  Total
84,250.000

21TRADES:
1CANCELS:

Base

Local

0.00 74,883.98

74,883.98

167.36

167.36

17,124,858.66

17,124,858.660.00

84,250.000
SALES Total

21TRADES:
1CANCELS:

167.3674,883.98 17,124,858.66Base 0.00
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Sales Report by Report Date
Currency Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

1,651,500,000.000
FUTURE SELL TO CLOSE

16,515.000 Local

15TRADES:

Base

3CANCELS:

2,190,861,014.82
2,190,861,014.82

1,651,500,000.000
US DOLLAR  Total

16,515.000

15TRADES:
3CANCELS:

Base

Local

2,190,861,014.82

2,190,861,014.82

1,651,500,000.000
16,515.000

FUTURE SALES Total

15TRADES:
3CANCELS:

2,190,861,014.82Base
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Purchase Report by Report Date
Fund Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
50,000.000

6TRADES:

0.00Base

1CANCELS:

60,000.00 0.00 8,899,600.00

OPTIONS BOUGHTBACK
4,500.000

1TRADES:

0.00Base

0CANCELS:

4,500.00 0.00 211,500.00

OPTIONS EXPIRED_WRTS
17,250.000

4TRADES:

0.00Base

0CANCELS:

0.00 0.00 0.00

71,750.000

PURCHASE Total

11TRADES:
1CANCELS:

0.0064,500.00 9,111,100.00Base 0.00
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Purchase Report by Report Date
Fund Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

2,581,500,000.000
FUTURE BUY TO OPEN

25,815.000

18TRADES:

Base

2CANCELS:

3,394,033,319.27

2,581,500,000.00025,815.000

FUTURE PURCHASE Total

18TRADES:
2CANCELS:

3,394,033,319.27Base
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Sales Report by Report Date
Fund Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_BUYS
250.000

1TRADES:

0.00Base

0CANCELS:

0.00 0.00 0.00

OPTIONS SOLD
17,850.000

11TRADES:

0.00Base

1CANCELS:

8,483.98 54.31 10,544,911.71

OPTIONS WRITTEN
66,150.000

9TRADES:

0.00Base

0CANCELS:

66,400.00 113.05 6,579,946.95

84,250.000

SALES Total

21TRADES:
1CANCELS:

167.3674,883.98 17,124,858.66Base 0.00
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Sales Report by Report Date
Fund Summary - Composite

September 15, 2011View Date:to August 31, 2011August 1, 2011

Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

1,651,500,000.000
FUTURE SELL TO CLOSE

16,515.000

15TRADES:

Base

3CANCELS:

2,190,861,014.82

1,651,500,000.00016,515.000

FUTURE SALES Total

15TRADES:
3CANCELS:

2,190,861,014.82Base
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